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uamAazvulueagud (Null Model)

ook ok ok oK ok oK oK ok ok ok K K K K oK oK ok ok Ok kK K oK oK ok ok Ok Ok Kk K R oKk ok Rk ok KOk Kk K

* *
* HLM 2-Level Model / Versiort.04 *
* *

* by *

* *

*  Anthony Bryk - Stephen Raudenbush - Richard Congdbn

* *k
sk 3k sk 5k 3k sk 3k sk 5k 3k sk 3k ok 5k 3k ok 5k 5k 5k 3k sk 5k ok 5k 3k sk 3k ok 5k 3k sk 5k ok 5k 3k sk 5k sk 5k 3k sk ok 5k 3k sk 3k ok 5k 3k sk 3k ok ok ok sk ok ok ok sk ok ok
This program is published exorely by

Scientific Software Internat#d, Inc.

7383 N.Lincoln Avenue - Suitd 00
Chicago, K0646-1704, U.S.A.
Phone800)247—6113, (847)675—0720, Fax: 647)675—2140

Copyright by Scientific Software Intational, Inc.,1981-98.

Use of this program is subject totémens specified in the
Universal Copyright Contien.

Website: www.ssicentam

SPECIFICATIONS FOR THIS HLM RUN Sat Jan2 09:02:23 2010

The data source for this run
D:\MYTHES~1\DATA\ANALYSIS\MULTIA~ 1\MULTI.SSM

Output file name = null.out

The maximum number of levél-units =43

The maximum number of iterations4#900
Method of estimation: full maximum likelihood
Weighting Specification

Weight
Variable



Weighting? Name Normalized?
Level1 no no
Level 2 no no

The outcome variable is T_AMI

The model specified for the fixed effects was:

Leveld Level-2
Coefficients Predictors

INTRCPT, BO INTRCPT2, GOO

The model specified for the covariance compongais

Sigma squared (constant across levehits)

Tau dimensions
INTRCPT

Summary of the model specified (in equation fojmat

Level-1 Model

Y=B0+R

Level-2 Model

B0 = GOO + UO

Level-1 OLS regressions

Level2 Unit INTRCPTL

166
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1224 3.88841
1288 4.03043
1296 4.04638
1308 3.81739
1317 4.05652
1358 4.06522
1374 3.76232
1433 3.58116
1436 3.85072
1461 3.63333
The average OLS levdlcoefficient for INTRCPT = 3.78133

STARTING VALUES

sigma(Q)_squared = 0.32441

TauQ)
INTRCPT1 0.03988

The outcome variable is T_AMI

Estimation of fixed effects
(Based on starting values of covariance components)

Fixed Effect Coefficient Standard Errbsratio P-value

For INTRCPT, BO
INTRCPT2, GOO 3.781328 110.131  0.000

The value of the likelihood function at iteratidrn= -1.137531E+003
Iterations stopped due to small change in likelthonction
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soksskokik I TERATION 2 *kkskk*
Sigma_squared = 0.32441

Standard Error of Sigma_squared =0.01299

Tau
INTRCPTI1 0.03988

Standard Errors of Tau
INTRCPT1 0.01094

Tau (as corTSRtions)
INTRCPT1 1.000

INTRCPTL, BO 0.787

The value of the likelihood function at iterati@n= -1.137531E+003
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The outcome variableis T_AMI

Final estimation of fixed effects:

Fixed Effect Coefficient Standard Errdsratio P-value

For INTRCPT, BO
INTRCPT2, GOO 3.781328 0.034335 110.131  0.000

Final estimation of variance components:

Random Effect Standard  Variancdf Chi-square P-value
Deviation = Component

INTRCPTL, o 0.19970 0.03988 42  201.57731 0.000
level, R 0.56957 0.32441

Statistics for current covariance components model

Deviance = 2275.06253

Number of estimated parameters 8

A residual file, called null.cmd, has been creatBldte, some statistics
could not be computed and a value @ has been entered. These should be
recoded to 'missing values' before any analysepeafermed.
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uansIaNzvaulinaad1sde (Simple Model)
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This program is published exorely by

Scientific Software Internat#d, Inc.

7383 N.Lincoln Avenue - Suitd 00
Chicago, K0646-1704, U.S.A.
Phone800)247—6113, (847)675—0720, Fax: 647)675—2140

Copyright by Scientific Software Intational, Inc.,1981-98.

Use of this program is subject totémens specified in the
Universal Copyright Contien.

Website: www.ssicentam

SPECIFICATIONS FOR THIS HLM RUN Sat Jan2 08:47:29 2010

Problem Title: SIMPLE

The data source for this run
D:\MYTHES~1\DATA\ANALYSIS\MULTIA~ 1\MULTI.SSM
Output file name = simplel.out

The maximum number of levél-units =43

The maximum number of iterations4900

Method of estimation: full maximum likelihood
Weighting Specification
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Weight
Variable
Weighting? Name Normalized?
Level1 no no
Level 2 no no

The outcome variable is T_AMI

The model specified for the fixed effects was:

Leveld Level-2
Coefficients Predictors

INTRCPT, BO INTRCPT2, GOO
% T_ATS slope, B INTRCPT2, G10
% T_TSR slope, B INTRCPT2, G20
% T_PES slope, B INTRCPT2, G30

‘%' - This levell predictor has been centered around its grand mean.

The model specified for the covariance componeats

Sigma squared (constant across levatits)

Tau dimensions
INTRCPT

T_ATS slope
T _TSR slope
T_PES slope

Summary of the model specified (in equation fopmat

Level-1 Model
Y = B0 + B1*(T_ATS) + B2*(T_TSR) + B*(T_PES) + R

Level-2 Model
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BO = Goo + U0
Bl = G10 + U1
B2 = G20 + U2
B3 = G30 + U3

Level-1 OLS regressions

Level2 Unit INTRCPTT T ATSslope T _TSRslope T_PES slope

1224 3.66886 0.45755 0.33148 0.19637
1288 4.02319 0.43447 0.29083 0.08284
1296 3.97759 0.68586 -0.47301 0.31312
1308 3.81744 0.40765 0.14204 0.16387
1317 4.02147 0.15250 -0.19420 0.28012
1358 3.86565 0.98510 -0.00038 0.24547
1374 3.80003 0.27799 0.63478 0.01987
1433 3.53082 0.32372 -0.08572 0.56856
1436 3.64541 0.75719 0.47837 0.09557
1461 3.84264 0.60652 0.54324 0.21841
The average OLS leval-coefficient for INTRCPT = 3.77840

The average OLS levdlcoefficientfor T _ATS = 0.49996
The average OLS levdlcoefficientfor T_TSR = 0.22252
The average OLS levélcoefficient for T_PES = 0.24613

STARTING VALUES

sigmaQ)_squared = 0.19268

Tau()
INTRCPT1 0.01842 -0.00556 -0.00910 -0.00247
T_ATS 0.00556 0.01833 0.00979 -0.00590
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T TSR 06.00910 0.00979 0.02174  -0.00917

T PES 0.00247 -0.00590 -0.00917 0.01223
The outcome variableis T_AMI

Estimation of fixed effects
(Based on starting values of covariance components)

Fixed Effect Coefficient Standard Errbsratio P-value

For INTRCPT, BO

INTRCPT2, G0OO 3.783928 155.324 0.000
For T_ATS slope, B

INTRCPT2, G10 0.492344 13.677 0.000
For T_TSR slope, B

INTRCPT2, G20 0.227831 6.128 0.000
For T_PES slope,B

INTRCPT2, G30 0.240512 8.523 0.000

The value of the likelihood function at iteratidrn= -8.221739E+002
The value of the likelihood function at iteratién= -8.213787E+002
The value of the likelihood function at iteratiBr= -8.211273E+002
The value of the likelihood function at iteratian= -8.209304E+002
The value of the likelihood function at iteratién= -8.207684E+002

-8.195537E+002
-8.195537E+002
-8.195537E+002

The value of the likelihood function at iterati®d93 = -8.195537E+002
Iterations stopped due to small change in likelthbinction

The value of the likelihood function at iteratioda90

The value of the likelihood function at iteratibd91

The value of the likelihood function at iteratiod92
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srkkdonk I TERATION 1494 ***%%*x

Sigma_squared = 0.19312

Standard Error of Sigma_squared =0.00810

Tau
INTRCPTI1 0.01417 -0.00492 -0.01127 -0.00133

T_ATS 0.00492 0.02920 0.00289  -0.00507
T_TSR 6.01127 0.00289 0.01654 -0.00652
T_PES 0.00133 -0.00507 -0.00652 0.00950

Standard Errors of Tau
INTRCPT1 0.00459 0.00576 0.00539 0.00390

T_ATS 0.00576 0.01410 0.00918 0.00694
T TSR 0.00539 0.00918 0.01137 0.00639
T _PES 0.00390 0.00694 0.00639 0.00661

Tau (as corTSRtions)
INTRCPT1 1.000 -0.242 -0.736 -0.115

T_ATS 0.242 1.000 0.132 -0.304
T TSR ©.736 0.132 1.000 -0.520
T _PES6.115 -0.304 -0.520 1.000

INTRCPTL, BO 0.621
T_ATS, B 0.409
T TSR, 0.280
T _PES, B 0.278

The value of the likelihood function at iteratiod94 = -8.195537E+002

The outcome variableis T_AMI
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Final estimation of fixed effects:

Fixed Effect Coefficient Standard Errbsratio P-value

For INTRCPT, BO

INTRCPT2, G0OO 3.784103 0.022231 170.218 0.000
For T_ATS slope, B

INTRCPT2, G10 0.499047 0.039477 12.641 0.000
For T_TSR slope, B

INTRCPT2, G20 0.229165 0.035353 6.482 0.000
For T_PES slope,B

INTRCPT2, G30 0.239579 0.026920 8.900 0.000

Final estimation of variance components:

Random Effect Standard  Variancdf Chi-square P-value
Deviation = Component

INTRCPTL, w 0.11905 0.01417 42 132.26410 0.000
T_ATS slope, U 0.17088 0.02920 42 75.13095 0.002
T_TSR slope, 0.12862 0.01654 42 59.38575 0.039
T_PES slope, 8 0.09745 0.00950 42 66.28132 0.010
level1, R 0.43945 0.19312

Statistics for current covariance components model

Deviance =1639.10731

Number of estimated parameters5

A residual file, called null.cmd, has been creatBldte, some statistics
could not be computed and a value @ has been entered. These should be
recoded to 'missing values' before any analysepeafermed.
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uamaziauluaamusuniazIu (Hypothesis Model)
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This program is published exorely by

Scientific Software Internat#d, Inc.

7383 N.Lincoln Avenue - Suitd 00
Chicago, K0646-1704, U.S.A.
Phone800)247—6113, (847)675—0720, Fax: 647)675—2140

Copyright by Scientific Software Intational, Inc.,1981-98.

Use of this program is subject totémens specified in the
Universal Copyright Contien.

Website: www.ssicentam

SPECIFICATIONS FOR THIS HLM RUN Sat Jan2 09:02:23 2010

Problem Title: HYPO

The data source for this run
D:\MYTHES~1\DATA\ANALYSIS\MULTIA~ 1\MULTI.SSM
Output file name = hypo.out

The maximum number of levél-units =43

The maximum number of iterations4900
Method of estimation: full maximum likelihood
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Weighting Specification

Weight
Variable
Weighting? Name Normalized?
Level1 no no
Level 2 no no

The outcome variable is T_AMI

The model specified for the fixed effects was:

Leveld Level-2
Coefficients Predictors

INTRCPT, BO INTRCPT2, G0OO

$ QTT,@

$ AES,02

% T_ATS slope, B INTRCPTZ, G10
$ QTT, 18

$ AES, 1@

% T_TSR slope, B INTRCPT2, G20
$ QTT, &
$ AES, 23

% T_PES slope, B INTRCPT2, G30
$ QTT. &
$ AES, 32

'%' - This levell predictor has been centered around its grand mean.

'$' - This level2 predictor has been centered around its grand mean.

The model specified for the covariance componeats

Sigma squared (constant across levatits)

Tau dimensions
INTRCPT



T_ATS slope
T_TSR slope
T_PES slope

Summary of the model specified (in equation fopmat

178

Level-1 Model

Y = B0 + B1*(T_ATS) + B2*(T_TSR) + B*(T_PES) + R

Level-2 Model

BO = GOO + GO1*(QTT) + G02*(AES) + WD
Bl = G10 + G11*(QTT) + GL2*(AES) + Ul
B2 = G20 + G21*(QTT) + G22*(AES) + L2
B3 = G30 + G31*(QTT) + G32*(AES) + U3

Level-1 OLS regressions

Level2 Unit INTRCPTL

T ATSslope T _TSRslope T_PES slope

1224 3.66886
1288 4.02319
1296 3.97759
1308 3.81744
1317 4.02147
1358 3.86565
1374 3.80003
1433 3.53082
1436 3.64541
1461 3.84264

0.45755
0.43447
0.68586
0.40765
0.15250
0.98510
0.27799
0.32372
0.75719
0.60652

0.33148
0.29083
-0.47301
0.14204
-0.19420
-0.00038
0.63478
-0.08572
0.47837
0.54324

The average OLS leval-coefficient for INTRCPT =

0.19637
0.08284
0.31312
0.16387
0.28012
0.24547
0.01987
0.56856
0.09557
0.21841

3.77840
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The average OLS leval-coefficientfor T_ATS = 0.49996
The average OLS levdlcoefficientfor T_TSR = 0.22252
The average OLS levélcoefficient for T_PES = 0.24613

STARTING VALUES

sigmaQ)_squared = 0.19268

Tau@)

INTRCPT1 0.01070 -0.00673 -0.00549 0.00106
T _ATS 0.00673 0.01540 0.01274 -0.00615
T TSR 6.00549 0.01274 0.01987 -0.01187
T PES 0.00106 -0.00615 -0.01187 0.01197

The outcome variableis T_AMI

Estimation of fixed effects
(Based on starting values of covariance components)

Fixed Effect Coefficient Standard Errdsratio P-value

For INTRCPT, BO

INTRCPT2, GOO 3.780414 183.346 0.000
QTT, @1 0.217246 2.004 0.052
AES, ®2 0.238994 1.828 0.075
For T_ATS slope, B
INTRCPT2, G10 0.482938 13.727 0.000
QTT,d1 0.299500 1.704 0.096
AES, A2 -0.396979 -1.841 0.073
For T_TSR slope, B
INTRCPT2, G20 0.226236 6.160 0.000
QTT, @1 -0.347590 -1.840 0.073

AES, @2 0.120019 0.524 0.603
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For T_PES slope,B

INTRCPT2, G30 0.242710 8.634 0.000
QTT, 31 -0.086578 -0.585 0.562
AES, G2 0.026913 0.150 0.882

The value of the likelihood function at iteration= -8.118182E+002
The value of the likelihood function at iterati@rn= -8.110495E+002
The value of the likelihood function at iteratiBn= -8.107893E+002
The value of the likelihood function at iteratidrn= -8.106085E+002
The value of the likelihood function at iteratiérn= -8.104679E+002

-8.085003E+002
-8.085003E+002
-8.085003E+002
-8.085003E+002

The value of the likelihood function at iterati®631

The value of the likelihood function at iterati®s 32

The value of the likelihood function at iterati®633

The value of the likelihood function at iteratios 34

Iterations stopped due to small change in likelthoction

Sigma_squared = 0.19299

Standard Error of Sigma_squared =0.00809

Tau
INTRCPT1 0.00699 -0.00245 -0.00686 -0.00009

T_ATS 0.00245 0.02248 0.00367 -0.00523
T TSR 0.00686 0.00367 0.01277  -0.00740
T_PES 06.00009 -0.00523 -0.00740 0.01017

Standard Errors of Tau
INTRCPT1 0.00303 0.00434 0.00409 0.00318
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T_ATS 0.00434 0.01240 0.00823 0.00656
T_TSR 0.00409 0.00823 0.01040 0.00622
T_PES 0.00318 0.00656 0.00622 0.00671

Tau (as corTSRtions)
INTRCPT1 1.000 -0.195 -0.726 -0.010

T_ATS 0.195 1.000 0.217 -0.346
T TSR ©.726 0.217 1.000 -0.650
T_PES©.010 -0.346 -0.650 1.000

INTRCPTL, BO 0.449
T_ATS, B 0.350
T TSR, B 0.232
T _PES, B 0.292

The value of the likelihood function at iterati®635 = -8.085003E+002

The outcome variable is T_AMI

Final estimation of fixed effects:

Fixed Effect Coefficient Standard Errdsratio P-value

For INTRCPT, BO
INTRCPT2, GOO 3.780460 0.018401 205.444 0.000
QTT, @1 0.215887 0.097022 2.225 0.032
AES, ®2 0.236860 0.116941 2.025 0.049
For T_ATS slope, B
INTRCPT2, G10 0.488144 0.037526 13.008 0.000
QTT,d1 0.280697 0.187997 1.493 0.143



182

AES, A2 -0.401444 0.230269 -1.743 0.089
For T_TSR slope, B
INTRCPT2, G20 0.223025 0.034331 6.496 0.000
QTT, @1 -0.376157 0.174965 -2.150 0.037

AES, @2 0.134686 0.213273 0.632 0.531
For T_PES slope,B
INTRCPT2, G30 0.241843 0.027214 8.887 0.000
QTT, &1 -0.068251 0.142938 -0.477 0.635

AES, G2 0.021121 0.173739 0.122 0.904
Final estimation of variance components:

Random Effect Standard  Variancdf Chi-square P-value
Deviation Component

INTRCPTL, w 0.08358 0.00699 40 91.80256 0.000
T_ATS slope, U 0.14992 0.02248 40 66.59096 0.005
T_TSR slope, 0.11298 0.01277 40 56.09071 0.047
T_PES slope, 8 0.10083 0.01017 40 65.61243 0.007
level1, R 0.43931 0.19299

Statistics for current covariance components model

Deviance =1617.00058

Number of estimated parameters23

A residual file, called null.cmd, has been creatBldte, some statistics
could not be computed and a value @9 has been entered. These should be
recoded to 'missing values' before any analysepeafermed.



